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Note : There are two questions in this paper worth 30 marks.
Remaining 10 marks are for the viva-voce.

1. Let X ~Nj (u, 2). Write a programme in ‘C" 20
language to obtain the distribution of Y=CX,
where L

a; ap ..a
C= P
by by ..bp \

Use the programme to find the distribution of Y,
, 4 6 1 2
whenC=[2 ! 2:],;1.= —2land 2 ={1 8 4]|.
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_2] and 10

2. Consider the mean vectors p, =[

My =4, and the covariance matrices of X, X, and

2 1 |3
y are Exx = 1 1 ’ Uyy=9 and ny - 1 .

Write a programme in ‘C’ language to fit the
equation y=by+b;x;+b,x, as best linear
equation.
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